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∥g − ĝ∥L2 ĝ L2(Dd,R)
N u p q
(a⋆, b⋆,Θ⋆)
L
(a, b,Θ) S
L(a, b,Θ) = log( ([C(Θ)])) + (Y−M(a, b))T [C(Θ)]−1(Y−M(a, b)),
(a, b,Θ) S
L(a, b (a,Θ),Θ) ≤ L(a, b,Θ),
b (a,Θ) =
(
[M(a)]T [C(Θ)]−1[M(a)]
)−1
[M(a)]T [C(Θ)]Y,
[M(a)]⎧⎨⎩ (a
⋆,Θ⋆) = arg min
(a,Θ)
L(a,Θ),
b⋆ =
(
[M(a⋆)]T [C(Θ⋆)]−1[M(a⋆)]
)−1
[M(a⋆)]T [C(Θ⋆)]Y,
L(a,Θ) := L(a, b (a,Θ),Θ).
(a,Θ) ,→ L(a,Θ)
a Θ
a Θ L(a,Θ)
ε
L
L
(a⋆,Θ⋆)
L1 = 0 L2 = +∞ a∗ = (1, . . . , 1)/ ∥(1, . . . , 1)∥
|L2 − L1| > ε
L1 = L2
Θ
∗ = argmaxΘ L(a∗,Θ)
a∗ = argmaxaL(a,Θ∗)
L2 = min(L2,L(a∗,Θ∗))
a⋆ ≈ a∗ Θ⋆ ≈ Θ∗
L
p q u ĝ (x)
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